



Version of attached le:
Accepted Version
Peer-review status of attached le:
Peer-reviewed
Citation for published item:
Ogundimu, Emmanuel O. (2019) 'Prediction of default probability by using statistical models for rare events.',
Journal of the Royal Statistical Society: Series A (Statistics in Society), 182 (4). pp. 1143-1162.
Further information on publisher's website:
https://doi.org/10.1111/rssa.12467
Publisher's copyright statement:
This is the peer reviewed version of the following article: Ogundimu, Emmanuel O. (2019). Prediction of default
probability by using statistical models for rare events. Journal of the Royal Statistical Society: Series A (Statistics in
Society) 182(4): 1143-1162., which has been published in nal form at https://doi.org/10.1111/rssa.12467. This article
may be used for non-commercial purposes in accordance with Wiley Terms and Conditions for Use of Self-Archived
Versions.
Use policy
The full-text may be used and/or reproduced, and given to third parties in any format or medium, without prior permission or charge, for
personal research or study, educational, or not-for-prot purposes provided that:
• a full bibliographic reference is made to the original source
• a link is made to the metadata record in DRO
• the full-text is not changed in any way
The full-text must not be sold in any format or medium without the formal permission of the copyright holders.
Please consult the full DRO policy for further details.
Durham University Library, Stockton Road, Durham DH1 3LY, United Kingdom
Tel : +44 (0)191 334 3042 | Fax : +44 (0)191 334 2971
https://dro.dur.ac.uk

































